CATEGORY

INTEREST EARNING INACTIVE

CASH DEPOSITS:
LOCAL AGENCY INVESTMENT FUND
TOTAL INACTIVE DEPOSITS:

SECURITIES:
NEGOTIABLE CERT OF DEPOSIT
NON-NEGOTIABLE CERT OF DEPOSIT
U.S. TREASURY SECURITIES
U.S. AGENCIES
REPURCHASE AGREEMENTS
COMMERCIAL PAPER
CORPORATE NOTES
TOTAL SECURITIES:

TOTAL DEPOSITS & SECURITIES:
REVERSE REPUR. AGREEMENTS

NET INVESTMENTS:

CITY OF SAN DIEGO

SUMMARY BY INVESTMENT CATEGORY

POOLED INVESTMENTS

December 31, 2008

COST OF % OF MARKET VALUE

INVEST HELD TOTAL INVESTMENTS
$24,395,388.06 1.2% $24,395,388.06
$24,395,388.06 1.2% $24,395,388.06
$0.00 0.0% $0.00
5,000,000.00 0.3% 5,000,000.00
979,933,814.86 49.0% 998,166,562.50
807,811,930.33 40.4% 823,995,034.69
13,389,939.00 0.7% 13,389,939.00
69,779,479.16 3.5% 69,594,151.38
98,942,219.16 4.9% 99,800,040.95
$1,974,857,382.51 968.8% $2,009,945,728.52
$1,999,252,770.57 100.0% $2,034,341,116.58
0.00 0.00

$1,999,252,770.57

$2,034,341,116.58

SCHEDULE |

WEIGHTED AVG DAYS TO MATURITY 473
AVERAGE YIELD TH|S PERIOD 4.97%
AVERAGE YIELD LAST PERIOD: 4.20%
END OF PERIOD YIELD: 246%

THESE INVESTMENTS ARE IN CONFORMANCE WITH THE CITY'S INVESTMENT POLICY, AND ARE SUFFICIENTLY LIQUID TO MEET THE CITY'S EXPENDITURE REQUIREMENTS FOR THE NEXT SIX MONTHS.
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CITY OF SAN DIEGO
INVESTMENT STATUS SUMMARY
BY FUND TYPE
December 31, 2008

SCHEDULE Il

COST OF % OF MARKET VALUE

CATEGORY INVEST HELD TOTAL SECURITIES HELD

POOLED INVESTMENTS: $1,999,252,770.57 90.3% $2,034,341,116.58
BOND/NOTE FUNDS INVESTED BY TREASURER: $215,249,482.25 9.7% $216,635,983.32
BALBOA 1996 SERIES A 0.00 0.0% 0.00

FIRE & LIFE SAFETY 2002B 230,457.47 0.0% 231,000.00

PFFA WATER 2008A NOTE- CONSTRUCTION 98,387,328.69 4.5% 98,934,527.29

PFFA WATER 2008A NOTE- COST OF ISSUANCE 0.00 0.0% 0.00
SEWER NOTE COST OF ISSUANCE 2007 0.00 0.0% 0.00
SEWER NOTE CONSTRUCTION FUND 2007 11,850,337.05 0.5% 11,957,546.80

TAX REVENUE ANTICIPATION NOTE 0.00 0.0% 0.00
WATER 2007 NOTE 0.00 0.0% 0.00
OTHER CITY AGENCY BOND PROCEEDS 104,681,359.04 4.7% 105,512,909.23
TOTAL INVESTED FUNDS: $2,214,502,252.82 100.0% $2,250,977,099.90



City of San Diego -- Pooled Investment Fund as of December 31, 2008

Security Type Issuer Invat No, Sec. Description Coupon  Maturity cusip Par Book Market Value Price Source
US Treasury Bi US Traasury 72254 TB.98.601-Q87-07 1798 7122009 912795087 25,000,000 00 24,650,388 89 24,968,750 00 SUNGD
US Treasury Bl US Treasury 72384 TB.99 469-095-43 0761 7/30/2000 812785Q05 30,000,000.00 29.840.824 17 29,953,125 00 SUNGD
US Treasury Bill US Traasury 72155 TB-97.870-528-43 2103 @R7/2009 912795528 25,500,000.00 24,859 266 13 25,468,125.00 SUNGD
US Treasury Note US Tresswy 71819 TN-102 433-CV0-79 3375  9/15/2009 912828CV0 20,000,000.00 20,486,718 75 20,425,000 00 SUNGD
US Treasury Note US Treasury 72114 TN-101 300-CV0-07 3375 9152009 9126828CV0 5,000,000 00 5,065,029 06 5 106,250 00 SUNGD
US Treasury Note US Treasury 71269 TN-100 132-HD5-83 4 B/30/2009 912828HDS5 5,000,000.00 5,006,640 63 5134,375 00 SUNGD
US Treasury Nole US Treasury 71270 TN-100 132-HD5-83 4  9/30/2009 912628HDS 45,000,000.00 45,059,765 63 46 209,375 00 SUNGD
US Treasury Bill US Traasury 72338 TB-98 773.544-07 1251 10/22/2009 912795544 30,000,000 00 29631.897 50 28.915,625 00 SUNGD
US Treasury Nole US Traasury 72434 TN-103 B35-FX3.79 4625 11/15/2009 912828FX3 25,000,000.00 26,038,835 90 25,906,250 00 SUNGD
US Treasury Nole US Treasury 71781 TN-99 995-HU7-42 175 3172010 912828HU7 30.000,000.00 29 998,532 40 30,496,875 00 SUNGD
US Treasury Nole US Treasury 72389 TN-101 445-HU7-79 175 33172010 912828HU7 50,000,000.00 50,871,694 71 50 828,125 00 SUNGD
US Traasury Nole US Treasury 71899 TN-89 B43.HX1-07 2125 473012010 912828HX1 25,000,000.00 24,960,937 75 25,593,750 00 SUNGD
US Treasury Nole US Treasury 71907 TN-99.500-HX1-07 2125 473072010 912828HX1 50,000,000 00 49,750 000 0O 51,187,500 00 SUNGD
US Treasury Nole US Treasury 72382 TN-102.109-HX1-78 2125  4/30/2010 812828HX1 10,000,000 00 10,223 264 85 10,237,500.00 SUNGD
US Treasury Nole US Treasury 71880 TN-100.015-JA8-79 2625 5212010 912828JA8 30,000,000.00 30,004 687 50 30,909,375 00 SUNGD
US Treasury Nole US Tressury 72437 TN-102 902-JAG-43 2625  5Q1/2010 912828JA9 30,000,000.00 30,894 501 21 30,909,375 00 SUNGD
US Treasury Note US Traasury 72055 TN-100 445-JC5-79 2875  6/30/2010 912828JC5 30,000,000 00 30,133,593 75 31,068,750 00 SUNGD
US Treasury Nole US Treasury 72078 TN-100 625-JC5-07 2875 673072010 91282BJC5 20,000,000 00 20,125,000 00 20,712,500 00 SUNGD
US Treasury Nota US Treasury 72400 TN-103 117-JC5-38 2875  6/30/2010 912828JC5 40,000,000 00 41,246,875 00 41,425,000 00 SUNGD
US Treasury Note US Treasury 72168 TN-89 977.JJ0-07 2375  8/3172010 912826040 25,000,000 00 24,997,719 89 25,757,812 50 SUNGD
US Treasury Note US Treasury 72438 TN-1D2 898.JJ0-78 2375  &/3172010 812828400 30,000,000 00 31,070,290 92 30,809,375 00 SUNGD
US Treasury Note US Treasury 72269 TN-100 511-JL5-05 2 9/3072010 912828JLE 10,000,000 00 10,051,721 33 10,253,125 00 SUNGD
US Treasury Note US Treasury 72308 TN-100 476-JL5-05 2 9/3012010 912828JL5 25,000,000 00 25,141,118 65 25,632,812 50 SUNGD
US Treasury Note US Treasury 72339 TN-59 821-JP8-79 15 1073172010 912828JP6 55,000,000 00 54,963,868 27 55,825,000.00 SUNGD
US Treasury Nots US Treasury 72404 TN-100 224-JS0-07 125 11/30/2010 912828J50 100,000,000.00 100,227,909 07 101,062,500.00 SUNGD
US Treasury Note US Treaswry 72408 TN-100 367-JS0-38 125 1173072010 912828JS0 15,000,000.00 15,055,593 23 15,158,375 00 SUNGD
US Treasury Note US Treasury 70600 TN-98 090-ES5-05 425 171572011 P12828ESS 10,000,000.00 9,908,984 37 10.756,250.00 SUNGD
US Treasury Note US Treasury 71162 TN-100 351-ES5-05 425 171572011 B12828BESS 50,000,000.00 50,175,781 25 53,781,250 00 SUNGD
US Treasury Note US Treasury 72115 TN-105.843-FN5-78 4875  7/31/2011 B12828FNS 30,000,000.00 31,757,089 18 33,112,500 00 SUNGD
US Treasury Nota US Treasury 72174 TN-105.351-Fue-38 45 9302011 812828FU9 20,000,000.00 21,070,312 50 21,643,750 00 SUNGD
US Tressury Nota US Treasury 72402 TN-101.164-JU5-38 175 111152011 812828JUS 45,000,000.00 45,558,834 75 48,026,562 50 SUNGD
US Treasury Note US Treasury 72421 TN-101.851-JU5-07 175 111562011 912828JUS 10,000,000.00 10,184,341 33 10,228,125 00 SUNGD
US Treasury Nota US Treasury 72381 TN-103.806-JQ4-79 275 10/312013 812828JQ4 15,000,000.00 15,609,867 06 15,946,875 00 SUNGD
US Treasury Note US Treasury 72401 TN-103 804-JQ4-79 275 101312013 912828JQ4 5,000,000.00 5,202,008 24 5,315,825 00 SUNGD
Treasury Total 49.02% 970,500,000.00 979,933,814.87 998,166,562.50
US Agency Federa! Farm Credil Bank 71871 FFCB-100 B73-NF6-39 376  1/15/2009 31331SNF6 25,000,000.00 25,218,250 00 25,031,250 00 SUNGD
US Agency Federal Home Loan Bank 71680 FHLB-DN-98 074-AVB-07 2166  1/20/2009 313385AVE 20,000,000 00 19,614 933 33 20,000,000 00 SUNGD
US Agency Faderal Nationa! Mortgage Assoaalon 72264 FNMA-DN-89.057-BB843 285  1/26/2009 313589888 25,000,000 00 24,764,479.17 25,000,000.00 SUNGD
US Agency Federal N | Mortgage A i 72161 FNMA-DN-98.575-CK7-07 2818 2/27/2009 313589CK7 37,329,000 00 36,797,180.33 37,326,000.00 SUNGD
US Agency Federal Natonal Mortgage Association 72162 FNMA-DN-98 426-DG5-07 279 22002009 313589DG5 3,000,000.00 2,952,802 50 3,000,000.00 SUNGD
US Agency Federal Home Loan Bank 71901 FHLB-DN-98 025-DP5-07 2147 32712009 3135890DP5 25,000,000.00 24,506,488 19 24,892,187 50 SUNGD
US Agency Federal Home Loan Bank 72236 FHLB-DN-B8 689-DW3-07 237 47372009 313385DW3 25,000,000.00 2467247917 24,892,187 50 SUNGD
US Agency Federa! Home Loan Bank 72181 FHLB-DN-38 329-DZ6-38 281 4/6/2008 313385026 27,489,000.00 27,029,826 80 27,480,409 69 SUNGD
US Agency Federal Home Loan Mortgage Corporation 72260 FMC-DN-88 944-EL1-38 2 41772009 313397EL1 25,000,000 00 24,736,111.11 24,992,187 50 SUNGD
US Agency Federal Natonal Mortgage Association 72278 FNM-DN-88.557-EL3-07 265 411772009 313589EL3 25,000,000 00 24,639,305 56 24,992,187 50 SUNGD
US Agency Federal Natronal Morigage Assocation 72280 FNM-DN-88 454-FA8-26 265 5/172009 313589FAS 25,000,000 00 24,613,541.67 24,976,562 50 SUNGD
US Agency Federal Home Loan Mortgaga Corporalion 72333 FRE-DN-98 648-GB1-05 235 52672009 313397GB1 25,000,000.00 24,662.187.50 24,976,562 50 SUNGD
US Agancy Federal Home Loan Morngage Corporalion 72348 FRE-DN-88 945-GB1-38 1.88  526/2009 313397GB1 25,000,000.00 2473627776 24,976,562 50 SUNGD
US Agency Federal Home Loan Bank 72249 FHLB-99.998-RH5-48 3 63072009 3133XRRHS 25,000,000 00 25,156,000 00 25,320,312 50 SUNGD
US Agency Federal Natonal Mortgage Associalion 72382 FNM-DN-98.630-KK8-38 18 B8/14/2009 313589KKB 40,000,000 00 38,452,000 00 39,875,000 00 SUNGD
US Agency Federal Home Loan Morigage Corporalion 72237 FRE-DN-97 428-L58-48 255  9/14/2009 313397158 25,000,000 00 24 357,187.50 24,906,250.00 SUNGD
US Agency Federal Home Loan Morigage Corporation 52783 FHLMC-100-PB1-79 4625  9/28/2009 3128X4PB1 $,000,000.00 5,000,000 00 5,130,0682.50 SUNGD
US Agency Federal Farm Credit Bank 71322 FFCB-101 218-8Q4-42 5 10/232009 31331XBQ4 20,000,000.00 20,243,600 00 20,706,250.00 SUNGD
US Agency Federa) Homa Loan Mangage Corporation 72461 FHLMC-100 00-8J0-83 115 12/23/2009 3128X6BJ0 20,000,000.00 20,000,000 00 20,008,250 00 SUNGD
US Agency Faderal Homa Loan Morigage Corporalion 72243 FHLMC-100 62.8G3-05 2875  4/30/2010 3137EABG3 25,000,000 00 25,155,000 00 25,546,875 00 SUNGD
US Agency Federal Homa Loan Morigage Comporation 72251 FHLMC-89 856-BG3-30 2875  4/30/2010 3137EABG3 25,000,000 00 24,980,000.00 25,546,875.00 SUNGD
US Agency Federal Homa Loan Bank 71838 FHLB-89 906-U26-83 275  B6MAB2010 3133XQU26 25,000,000 00 24,976,500 00 25,671,875 00 SUNGD
US Agency Federal } M A 71888 FNMA-99.920-5C7-42 3 711272010 31398ASC7 25,000,000 00 24,882,250 00 25,765,825 00 SUNGD
US Agency Federal Home Loan Bank 72018 FHLB-09 885-N22.07 35 71162010 3133XRN22 25,000,000 00 24,971,250.00 25,789,062.50 SUNGD

US Agency Federal Nalonal Morigage Associalion 72386 FNMA-102 089-YN7-07 425 8152010 31356MYN7 25,000,000 00 25,814,437 50 26,296,875 00 SUNGD



Security Type
US Agency
US Agency
US Agency
US Agency
US Agency
US Agency
US Agerncy
US Agency
US Agency
US Agency

Local Agency (nvestment Fund
Repurchase Agreement
Commerwal Paper (FDIC Insured)
Commercal Paper (FDIC Insured)
Comemeraal Paper (FDIC Insured)
Commearcial Paper (FDIC Insured)
Non-Negotable CDs

Medium Term Note
Medium Term Note
Medwum Term Nole
Medium Term Note
Madium Term Note
Medumn Term Nota
Madium Term Nole (FDIC Insurad)
Medium Term Nota (FDIC Insurad)
Madum Term Nota (FDIC Insurad)
Medium Term Nota (FDIC Insursd)
Medium Term Nota (FDIC Insured)
Medtium Term Noie (FDIC Insured)
Medmum Term Note (FDIC Insured)
Medium Term Nota (FDIC Insured)
Medum Term Note (FDIC Insured)
Medium Term Note (FDIC Insured)

City of San Diego -- Pooled Investment Fund as of December 31, 2008

Isauer
Federal Homa Loan Bank
Federal N | gag: )
Federal Home Loan Bank
Federal Home Loan Morigage Corporation
Federal Home Loan Morigage Corporalion
Federal Natonal Mortgage Association
Federal Farm Credd Bank
Faderal Home Loan Bank
Federal Home Loan Morigaga Corporabon
Federal Home Loan Morigage Corporation
U.S. Agency Total

Calforrua Slate Pool

Overmight Repo

Cibgroup Fundmg (nc

General Electnic Capital Corp

General Electnc Capilal Corp

Cuigroup Funding Ine

Neighborhood Natonat Bank CDARS
Repo, BA's, CD's, CP, LAIF, Funds Tolal

Credit Suisse FB USA

JP Morgan Chase & Co
Wells Fargo Bank

Amencan Honda Financa
Wal-Man

Wal-Mart

Margan Slanley

JP Morgan Chase & Ca.
Bank of Amearnca NA

PNC Funding Corp

Momgan Slanley

JP Morgan Chase & Co
Ciligroup Inc.

General Elecinc Capial Corp
Wels Fargo & Company
Amencan Express Bank FSA
Corporate MTN's and Other Notas Total

Grand Total

invst No.

Sec, Description
52777 FHLB-100 374-UR2-87

72220 FNMA-99 959-TZ5-43

72255 FHLB-99 960-CT3.07

72182 FHLMC.99 782-BU2-42

72293 FHLMC-99 858-BY0-43

71852 FNMA-OT0409-100.00-PMB-10
71844 FFCB-980.685-G4648

71853 FHLB-89 996-CWB-05

72135 FHLMC-OY0709-100.00-R48-10
72013 FHLMC-OT0109-100 684-WL8-10

49819 LOCAL AGENCY INVESTMENT FUND

72495 REPURCHASE AGREEMENT ACT- 360

72432 CP-CFIGTD-89 B63-NC8-43
72393 CP-GECCA-80 587-PQ9-23
72431 CP-GECCA.99.543-UH3-23
72420 CP-CFIGTD-99 438-W47-43
71850 NNCD-CDARS-100.00-04

38784 MTN-CS.97 07-AL7-41
72120 MTN-JPM-100 226-BH2-83
38765 MTN-WFC.95 391-FQ9-41
71920 MTN-HNDA-101 526-UW1-38
70279 MTN.WMT-105 033-BE2-40
70534 MTN-WMT-104 134.8E2-83
72411 MTN-MS-99 840-AAB-38
72428 MTN-JPM.B9 875-AD6-83
72462 MTN-BAC-100.00-AAB-05
72455 MTN-PNC-99 B20-AA1-43
72454 MTN-MS-99 911-AF7-38
72412 MTN-JPM-89 938-AA2-83
72426 MTN-C-B9 752-AA7-43
72427 MTN-GE-99 713-ADS-07
72435 MTN-WFC-99 883-AA4-38
72438 MTN-AXP-99 821-AC0-43

Coupon
45
2875
3375
3125
2875
3
2625
3375
4

53

277
001

04
165
075
078
378

Maturity cusip
9/10/2010 3133XCUR2
10/122010 3138BATZS
10/20/2010 3133XSCT3
10/25/2010 3137EABU2
11232010 3137EABVD
41112011 31398APMB
4212011 31331YG46
62472011 3133XRCWSE
712872011 3128X7R48
1782012 3128X5WLB

40.41%

1172009

1122009

111272008 17314GNCS
22472009 36161CPQIY
71772008 38161CUHI

8142008 17314GW47
31202009

5.63%

11572008 22541LAL7
152009 46625HBH2
4112009 949746FQ9
52612009 02666QUW1
8/10/2009 931142BE2
8/10/2009 831142BE2
12/172010 61757UAA8
12/1/2010 481247AD6
12/23/2010 06052AAAR
672212011 69351CAAT
872272011 81757UAF7
121172011 481247AA2
1282011 17313UAA7
12/8/2011 36967HADS
12/8/2011 948744AA4
12/8/2011 02580HACO

4.95%

100.00%

Par
20,000,000 00
25,000,000 00
25,000,000 00
15,000,000 00
18,000,000 00
20,000,000 00
20,000,000 00
25,000,000 00
10,000,000 00

811,818,000.00

24,395,388 06
13,389,939 00
25,000,000.00
10,000,000 00
25,000,000 00
10,000,000 00
5,000,000 00
112,785,327,06

10,000,000.00
4,897,000.00
6,375,000 00
15,000,000 00
10,000,000 00
2,000,000 00
5,000,000 00
5,000,000.00
5,000,000 00
5,000,000 00
5,000,000 00
5.000.000 00
5,000,000 00
5,000,000 00
§,000,000 00
5,000,000.00
96,272,000.00

1,993,375,327.06

Book
20,074,800.00
24,980,750.00
34,986,000.00
24,945,500.00
14.678,700.00
18,744,260 00
19 937,000 00
19,899,200 00
25,047,222 22
10,068,400 00

807,811,930.33

24,385,388 06
13,388,639 00
24,090,833 33
9,858,750 00
24,885,837 50
8,843,858 33
5,000,000 00
112,564,806,22

8,961,767 07
4,908,067 22
6,314,854 87
156,228,800 00
10,503,300 00
2,082,680 00
4,897,000 00
4,998,750 00
5,000,000 00
4,991,000.00
4,995,550.00
4,996,900.00
4,987,600 00
4,985,650 00
4,894,150.00
4,996,050 00
98,942,219.16

1,999,252,770.58

Market Vatue

21,137,500.00 SUNGD
25,769,062 50 SUNGD
36,400,000 00 SUNGD
25,882,812 50 SUNGD
15,468,750 00 SUNGD
19,095,000 00 SUNGD
20,581,250 00 SUNGD
20,931,250 00 SUNGD
25,390,625 00 SUNGD
10,008,375 00 SUNGD
823,995,034.69

24,395,388 06 BOOK
13,389,839 00 BOOK
24985,722 22 SUNGD
9 891,600 00 SUNGD
24,749,645.83 SUNGD
9,857,183 33 SUNGD
5,000,000 00 USERP
112,379,478.44

10,012,500 00 SUNGD
4,897,489 70 USERP
6,343,125 00 SUNGD

15,112,500 00 SUNGD

10,299,600 00 USERP
2,059,920 00 USERP
5,130,468 75 SUNGD
5,100,400 00 USERP
5,014,843 75 SUNGD
5,040,200 00 USERP
5,031,250 00 SUNGD
5,194,500 00 USERP
6,155,850 00 USERP
5,169,250 00 USERP
5,198,300.00 USERP
5,039,843 75 SUNGD

99,800,040,95

2,034,341,116.58

Price Source





